Interpolated Bills
June 13, 2011

'"s,fl':n':‘:"t ISIN |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 06.15.11 |PIBL1210F120 [<IM | 6/15/2011] 1 45000 | 45000 | 4.5000
TBILL 06.22.11 |PIBLO311C068 [<IM | 6/22/2011] 8| 0.02 4.3046 | 42750 | 4.2750
TBILL 06.29.11 |PIBL1210F139 [<IM |  6/29/2011] 15| 0.04 41092 | 4.0500 | 4.0500
TBILL 07.06.11_|PIBL0311D076 |<1M 7/6/2011] 22| 0.06] 13.000000] 2.8500 | 10:25:52 AM| 2.8500 | 3.9138 | 3.8250 | 3.8250
TBILL 07.13.11_|PIBL1210G147 [1M 7/3/2011] 29| 0.08 3.7185 | 3.6000 | 3.6000
TBILL 07.20.11* |PIBL0311D085 [1M 7/20/2011] 36| 0.10 35231 | 3.3750 | 3.3750
TBILL 07.27.11 |PIBL1210G156 [1M 7/27/2011] 43| 0.12 34991 | 3.3472 | 3.3444
TBILL 08.03.11 |PIBLO311E093 [2M 8/3/2011] 50| 0.14 34752 | 3.3194 | 3.3139
TBILL 08.10.11 |PIBL1210H164 |2M 810/2011] 57| 0.16]  0.200000] 3.5000 | 10:59:33 AM| 35000 | 3.4513 | 3.2917 | 3.2833
TBILL 08.17.11 |PIBLO311E100 [2M 8/17/2011| 64| 0.18]  0.124000] 3.5000 | 2:30:52 PM| 35000 | 3.4274 | 3.2639 | 3.2528
TBILL 08.24.11 |PIBL1210H173 [2M 8/24/2011] 71| 0.19]  0.196000] 3.8750 | 11:27:43 AM| 3.8750 | 3.4034 | 3.2361 | B3.2222
TBILL 08.31.11 |PIBLO311F118 [2M 8/31/2011| 78| 0.21 3.3795 | 3.2083 | 3.1917
TBILL 09.07.11_[PIBL12101181 |3M 9/7/2011] 85| 0.23 3.3556 | 3.1806 | 3.1611
TBILL 09.21.11* [PIBL1210190 [3M 9/21/2011] 99| 0.27 3.3077 | 8.4250 | 3.1000
TBILL 10.05.11 |PIBL1210J206 |4M 10/5/2011] 113 0.31 3.3545 | 31757 | 3.1304
TBILL 10.19.11_|PIBL1210J215 [4M | 10/19/2011] 127] 0.35 3.4013 | 3.2264 | 3.1609
TBILL 11.02.11_|PIBL1210K222 |5M 11/2/2011] 141 0.39] _ 1.000000] 2.1250 | 10:26:14AM| 2.1250 | 3.4482 | 3.2772 | 3.1913
TBILL 11.16.11 |PIBL1210K231 [5M | 11/16/2011] 155] 0.42 34950 | 3.3279 | 3.2217
TBILL 11.29.11* [PIBL1210L249 [6M | 11/29/2011] 168| 0.46 3.5385 | 3.3750 | 3.2500
TBILL 01.11.12_|PIBL1211A016 [7M 1/11/2012] 211] 058 3.6083 | 3.4444 | 3.3540
TBILL 02.08.12_|PIBL1211B033 |8M 2/8/2012| 239] 0.65 3.6539 | 3.4895 | 3.4218
TBILL 02.22.12_|PIBL1211B042 [9M 2/22/2012| 253 0.69 3.6766 | 35121 | 3.4556
TBILL 03.07.12_|PIBL1211C050 |9M 3/7/2012] 267] 0.73 3.6994 | 35347 | 3.4895
TBILL 03.21.12_|PIBL1211C069 [9M 3/21/2012] 281] 0.77 3.7221 | 35573 | 35234
TBILL 04.04.12_|PIBL1211D077 [10M 4/4/2012] 295[ 0.81]  0.202000] 2.5000 | 3:49:32 PM| 2.5000 | 3.7449 | 35798 | 3.5573
TBILL 04.18.12_|PIBL1211D086 [10M | 4/18/2012] 309] 0.85]  2.127972] 1.9400 | 11:52:41 AM| 1.9400 | 3.7676 | 3.6024 | 3.5911
TBILL 05.02.12* [PIBL1211E094 [1Y 5/2/2012] 323 0.88 3.7904 | 36250 | 3.6250




